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Table D10.3
Credit default swaps, by remaining maturity
Notional amounts outstanding, in billions of US dollars
H1 2023 Other financial institutions
Insurance
Total Rggglrgrr;g Total | CcPs | sommtes | fnanail sece Hedge | o | f ”'\flaﬁgia'
firms guaranty Saggs funds institutions
firms
Total CDS contracts
One year or less 1,414 252 1,150 800 147 16 12 99 76 12
Bought (gross basis) 856 254 595 399 76 8 7 62 42 7
Sold (gross basis) 809 249 556 400 72 8 5 37 34 5
Over one year up to five years 7,347 723 6,570 5,496 509 64 44 224 231 53
Bought (gross basis) 4,155 724 3,402 2,808 267 40 26 132 129 29
Sold (gross basis) 3,915 722 3,168 2,688 242 25 19 92 102 25
Over five years 625 115 486 304 60 19 10 35 59 24
Bought (gross basis) 398 121 263 155 36 7 8 15 42 13
Sold (gross basis) 342 108 223 149 24 12 2 20 17 1
Single-name instruments
One year or less 704 167 529 381 69 11 8 28 31 9
Bought (gross basis) 457 173 278 192 40 6 6 14 21 6
Sold (gross basis) 414 161 251 189 29 5 3 15 10 3
Over one year up to five years 2,556 481 2,051 1,574 240 26 22 99 91 24
Bought (gross basis) 1,558 491 1,051 778 140 14 16 47 55 16
Sold (gross basis) 1,479 470 1,000 796 99 11 5 52 37 8
Over five years 255 67 175 99 35 11 5 7 18 13
Bought (gross basis) 178 71 96 49 24 3 5 12 11
Sold (gross basis) 144 64 79 49 12 8 0 3 6 1
Multi-name instruments
One year or less 709 84 622 419 78 5 4 71 45 3
Bought (gross basis) 399 81 317 207 36 3 1 49 21 1
Sold (gross basis) 395 88 305 212 42 2 2 22 24 2
Over one year up to five years 4,791 243 4,519 3,922 270 39 23 125 140 29
Bought (gross basis) 2,598 233 2,352 2,030 127 25 9 85 75 13
Sold (gross basis) 2,436 252 2,167 1,892 143 13 13 41 65 16
Over five years 370 48 311 205 25 7 5 28 41 1
Bought (gross basis) 219 51 167 105 13 4 3 12 30 2
Sold (gross basis) 198 44 144 100 12 4 2 17 11 9

Source: BIS Statistics Explorer (http://stats.bis.org/statx/)
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